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1 : $\overline{\tau}$ $jE$









$F(t)\geq R$ :1 $R$
( )
$FPV(p, q, t) = \frac{P\{Z\leq t,Y_{t}=0\}}{P\{Y_{t}=0\}}$
$= \frac{pF(t)}{pF(t)+(1-q)\overline{F}(t)}$ . (4)
( )
$NPV(p, q, t) = \frac{P\{Z>t,Y_{t}=1\}}{P\{Y_{t}=1\}}$
$= \frac{q\overline{F}(t)}{q\overline{F}(t)+(1-p)F(t)}$ . (5)
$J$ )
$\backslash \backslash \Xi$
LIT$(p, q):=\{t|FPV(p, q, t)=R\}$ . (6)
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1$UIT(p, q) :=\{t|1-NPV(p, q, t)=R\}$ . (7)
1 $p=q=0.8,$ $R=0.7,$ $F(t)=1-\exp[-t]$






.. $Y_{j\tau}=0(j=1,2,3, \cdots)$ ( : ). $Y_{j\tau}=1(j=1,2,3, \cdots)$ ( : )
.




$A(p, q, \tau)=p\sum_{j=0}^{\infty}q^{j}\sum_{i=j+1}^{\infty}(1-p)^{i-(j+1)}\int_{j\tau}^{(j+1)\tau}(i\tau-t)dF(t)$ (S)
2.3.3
$B(p, q, \tau)=p\sum_{j=0}^{\infty}q^{j}\sum_{i=j+1}^{\infty}i(1-p)^{i-(j+1)}\int_{j\tau}^{(j+1)\tau}dF(t)$. (9)
$D(p, q, \tau)=(1-q)\sum_{j=1}^{\infty}\sum_{i=1}^{j}iq^{i-1}\int_{j\tau}^{(j+1)\tau}dF(t)$. (10)
(9),(10) $E(p, q, \tau)$












. $c_{2},$ $c_{3}(c_{2}<c_{3})$. $U$ $U+T$.
2.4.2
( ) $L$ $U$
$L = \lceil LIT(p, q)\rceil$ . (13)
$U = [UIT(p, q)]$ . (14)
$\lceil\rceil$ $\lceil x\rceil$ $x$ $x$
$[]$ $|$ $n$ $[x]=n\Leftrightarrow n\leq x<n+1$
2.4.3
$H(p, q)=p \sum_{j=0}^{U-L}q^{j}\sum_{i=j}^{U-L}(1-p)^{i-j}\int_{L_{1}(j-1)}^{L_{1}(j)}(L_{1}(i)-t)dF(t)$ . (15)
$L_{1}(x)=\{\begin{array}{ll}L+x :(x\geq 0) ,0 :(x=-1) .\end{array}$ (16)
$U+T$
$U+T$
$I(p, q, T)= \sum_{j=0}^{U-L+1}q^{j}(1-p)^{U-L+1-j}\int_{L_{1}(j-1)}^{L_{3}(j)}(U+T-t)dF(t)$ (17)
(15) $,(17)$ $J(p, q, T)$
$J(p, q, T)=H(p, q)+1(p, q, T)$ . (18)
$L_{2}(x)=\{\begin{array}{l}L+x :(x\geq U-L) ,U+T :(x=U-L) .\end{array}$ (19)
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2.4.4
$K(p, q)=p \sum_{j=0}^{u-L}q^{j}\sum_{i=j}^{U-L}(i+1)(1-p)^{i-j}\int_{L_{1}(j-1)}^{L_{1}(j)}dF(t)$ . (20)
$M(p, q)=(1-q) \sum_{j=1}^{u-L+1}\sum_{i=0}^{j-1}(i+1)q^{i}\int_{L_{1}(j-1)}^{L_{2}(j)}dF(t)$. (21)




$N(p, q)=(U-L+1) \sum_{j=0}^{u-L+1}q^{j}(1-p)^{U-L+1-j}\int_{L_{1}(j-1)}^{L_{2}(j)}dF(t)$ . (24)
(20),(21),(24) $O(p, q)$




$Q(p, q, T)=c_{1}J(p, q, T)+c_{2}O(p, q)+c_{3}$ . (26)
3
$K(p, q, 3)-D(p, q, 1)$ ,
cl $=$ 10, c2 $=$ 2, $c_{3}=0$ $R=0.7$
$F(t)=1-\exp[-(t/\eta)^{m}]$ $f(t)=m/\eta(t/\eta)^{m-1}exp[-(t/\eta)^{m}]$







$U$ $T=1$ , $E[Z]\fallingdotseq 5$ CFR (
: $m=1.0,$ $\eta=5.0,$ $E[Z]=4.999)$ , IFR $( : m=1.4, \eta=5.5, E[Z]=5.012)$
$K(p, q, 1)-D(p, q, 1)$ 1,2
LIT$(p, q, t)$ $UIT(p, q, t)$
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